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THE STABILITY OF ALMOST HOMOGENEOUS IN TIME
MARKOV SEMIGROUPS OF OPERATORS
UDC 519.21

M. V. KARTASHOV

ABSTRACT. A homogeneous in time semigroup of Markov operators defined by its
infinitesimal operator with a dense domain is considered. The operator is perturbed
by another bounded operator that depends on time, and this results in a nonhomoge-
neous semigroup. Under certain assumptions, we prove that the perturbed semigroup
is a unique solution of a weak integral equation determined by the initial semigroup
and an operator perturbation function; this equation is an integral analog of the
perturbed Kolmogorov equation. We find explicit estimates for the stability of the
perturbed semigroup in the case where the perturbation operator is uniformly small.

The stability of perturbed homogeneous semigroups of operators is studied in the
author monograph [I] for discrete time. The general questions of the perturbation theory
of operators are discussed in the Kato monograph [2]. Problems concerning the stability
of nonhomogeneous semigroups with continuous time become more important in view of
the growing number of models in risk theory, insurance, and finance mathematics. These
models are nonhomogeneous in time (in view of the season phenomena, say) and are not
yet studied in detail.

1. SETTING OF THE PROBLEM

1. Let (E,E) be a measurable space. By fE and mZ we denote the classes of mea-
surable functions and finite measures that may attain negative values on (E,Z).
Let X C mZE be a Banach subspace of mZ equipped with the norm || - || and such that

(M) Var(p) <clull,  lull <llp+vl forall pveR, v=0,

and some constant c.
Consider the dual space & C f= of N that consists of functions equipped with the
norm

£l = sup(|pfl, lell < 1,1 € R)
where the dual linear form g is such that

uf = / f@)pldz), weEN, feS,
E
and

(1) il = sup(lufl, (I < 1. f € ).

The space & contains all measurable bounded functions if condition (M) holds. Some
examples of such spaces and their dual counterparts are given in [I, Chapter 1].
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Any transition kernel Q = (Q(z,B),z € E,B € E) on (E,E) generates the linear

mappings
(2) HQ(B) = /E 1(dz)Q(z, B): mE — mE,
3) Qf@) = [ Q.dn)f): 2 1=

(see [3]). The linear subclasses of these mappings equipped with the finite norms

(4) QI = sup([pQll; |1l < 1) = sup([|Qf], I/l <1) < o0

form Banach spaces of bounded linear operators and are denoted by L(X) and L(S),
respectively; the product of the corresponding operators is generated by the kernel

) PQe.B) = [ Pla.dy)Q(u. B).
E
2. Let (P(s,z,t,B),x € E,B € 2,0 < s <t <T) be a Markov transition function
understood in the broad sense [4, Chapter 3]. Corresponding to this transition function
are two linear mappings defined according to (2) and (3), namely

Py : mZ — mZ, Py: f=— fE.

These mappings form a semigroup with respect to multiplication if they are bounded
(see [3,[]). The mappings are bounded if X is the space of all bounded charges equipped
with the total variation norm and & is the space of all measurable functions equipped
with the sup-norm.

The semigroup of operators (Qs:,0 < s <t < T) is homogeneous in time if

(6) Qst =Qi—s, 0<s<t<T.
3. For some 0 < T < o0, let the homogeneous semigroup of bounded operators
(7) (Qtﬂt € [07T]) - L(S)7 QSQt = Q8+t7 87t € [O,T],

be defined on the spaces of measures N and functions . Moreover we assume that

(Q) there exists A > 0:  sup [|Qs]| = ¢(h) < 0.
s<h
We also assume that
1
(A) So = {f € §: the limit }llirrb E(th —fI=AfesS exists} is dense in .

The limit in condition (A) corresponds to strong convergence (that is, to the con-
vergence in the norm of the space ). The linear operator A involved in condition (A)
is densely defined, and, moreover, it is the strong infinitesimal operator of the semi-
group @Qs. Note that condition (A) implies, in particular, that the semigroup given by

(8) for all f € Qo : there exists }llin% Qnf=1f

is strongly continuous and that the semigroup given by

9) for all p € X, f € ¥:  there exists }llimo wQRf = uf

is weakly continuous.
4. We also consider a nonhomogeneous semigroup given by

(10) (Pst, 8,6 €[0,T],s <t) C L(Y), Py Pyt = Py, 0<s<u<t<T.

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



ALMOST HOMOGENEOUS SEMIGROUPS 121

Assume that this semigroup is bounded, that is,

P) sup || Pyl < oo,
0<s<t<T

and that its perturbed infinitesimal operator is given by
1
the limit lim — (P f — Quv_uwf)=Dsf €<
(D) uls,vls U — U( f Q f) f
exists for all s € [0,T] and f € Sp.

Moreover we assume that this operator is bounded; that is,
(T) sup | Ds|| =&(T) < oo forall s € [0,7], Ds e L(3).
s<T

Remark. Conditions (A), (D), and (T) imply that the infinitesimal operator of the semi-
group Py, is defined on g and is equal to A + Dy; that is,

the limit lim (Pwf—f)=(A+D)f e

(AD) uls,wls U —u
exists for all s € [0, 7] and f € Fo.

2. MAIN RESULTS

The above assumptions yield that the perturbation of a nonhomogeneous semigroup
Py — Q_¢ satisfies an integral analog of the Kolmogorov equation.

Theorem 1. Assume that conditions (Q), (A), (P), (D), and (T) hold. Then

t
(PQ) Mpstf = ,UQtfsf +/ MPsuDthfufdu
forallpe X, fe, and all0 < s <t <T where

(11) Py = Sou(ﬂa f) = ,UfPsuDth—ufa S [Sat]a

is a real Borel bounded function and the integral is understood in the Lebesgue sense.

Similarly to the case of the Kolmogorov equations, equation (PQ) for the unknown
operator function Py uniquely determines the semigroup via @, and D; in the case of
bounded perturbations.

Theorem 2. Let a homogeneous semigroup Qs and perturbation Ds satisfy conditions
of the boundedness and existence of the infinitesimal operator, that is, conditions (Q)
and (A), and condition (T) of the boundedness of its perturbation.

Then equation (PQ) has a unique solution (Ps;,0 < s <t <T) C L(S) that coincides
with the Neuman series of the method of sequential iterations; that is,

NPstf = NQtfsf

n—1
(12) " Z / . ‘/S<u1<"*<un<t uQul_s (I];[l DUkQuk+1_Uk>

n>1
X Dy, Qt—u, fdu ...duy.

Moreover, this solution is the semigroup defined by (10) and satisfies conditions of the
boundedness (P) and approximation (D).

To state the result on the stability, we assume that the homogeneous semigroup @ is
uniformly ergodic with respect to the norm of the space & (see [1]); that is,

(13) there exists IT € L(S) such that ||Q: — II|| — 0, t — oo,

where the operator norm is defined by (4).
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In the case of a uniformly ergodic semigroup, the operator II € L(S) is a stochastic
projector [I]:

I1? =11 = T1Q; = Q,II.

If, for some s, the transition kernel Qs has a unique invariant probability m € N: 7 =
mQs, then the above projector is generated by the kernel II(z, A) = w(A) that does
not depend on z [I]. The uniqueness of the invariant probability holds for nonreducible
Markov processes; the necessary and sufficient conditions for this property can be found

in [5].
It is shown in [6] [7] that the integral ergodicity index
T
(14) o(1) = [ Qi -1 ae
0

is finite for jump processes even if T = co.
Explicit bounds for o(T) are obtained in [7] in terms of the generalized potential of
the corresponding process (this is the inverse operator to the infinitesimal operator A).
Theorem 1 implies the uniform estimate of the stability in the case of small perturba-
tions D;,.

Theorem 3. Assume that condition (Q), (A), (P), (D), and (T) hold. Let the integral
ergodicity index o(T) in (14) be finite, and let the stochastic kernel Qs have a unique
invariant probability.

If the norm of the perturbation in condition (T) is such that

(15) e(T) = sup || Ds|| < 1/0(T),
s<T
then the following stability inequality holds for the operator norm (4):

e(T)a(T)
(16) Ogig)ST | Pst — Qi—sl| < WQ(T)

where q(T') is defined in condition (Q).

The following estimate of the stability holds for a more general case. Note however
that this estimate is weaker than the preceding one.

Theorem 4. Assume that conditions (Q), (A), (P), (D), and (T) hold. Then
(17) sup | Pet = Qe—sll < (exp(Te(T)a(T)) — 1)a(T).

0<s<t<
3. PROOFS

Note that the multiplicative property (7) and boundedness condition (Q) imply that
q(t) < oo for all t < T. In what follows the symbol I € L(J) denotes the unit operator
and 1 € § is the function that equals 1 for all arguments.

The weak continuity of the semigroup (9) follows from the strong continuity of the
semigroup (8) on a dense set S in the same way as in the proof of Lemma 2(b) below.

Lemma 1. If (Q) and (A) hold, then
(18) Qsf €S0 forallse[0,T] and f € S,
(19) AQ.f = QsAf €S forall s €[0,T] and f € .

Proof. Statements (18) and (19) follow from the definition of the operator A in condi-
tion (A) by taking into account condition (Q):

AQuf = Jim 2 (@uQuf — Quf) = Quim (Quf — ) = QAf. O
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ALMOST HOMOGENEOUS SEMIGROUPS 123

Lemma 2. If conditions (Q) and (A) hold, then
(a) for all f € S, the function Qs f: [0,T] — < is continuous,
(b) for all p € X and f € S, the function pQsf: [0,T] — R is continuous.
Proof. Assertion (a) follows from (18) and from condition (Q):
HQerhf - st” = ”Qs(th - f)” < q(s)”th - fH — 0, h 10,
1Qs—nf — Qs fll = |Qs—n(Qnf = )l < a()IQRf = fI =0,  hLO.

Now we prove assertion (b). According to condition (A), for any f € & there exists a
sequence f, such that

fn €S0 fn— f
Then

E |NQs+hf - ,U,st|
< TR0 [0 — pQusrcfol + T [1Qu] — pQuful + T 1@ — Qo
S 2||,L"||Q(t)||f - fn” + I@) |MQs+hfn - Nstn| = 2”/’“”(1(75)"]0 - fn”

for s, s+h € [0,t]. The right-hand side of the latter relation tends to zero as n — co. O

Lemma 3. Let conditions (A), (D), and (T) hold. Then
(a) the infinitesimal operator of the semigroup Py is defined on ¢ and is equal to
A+ Dy;
(b) for all f € Yo, the function Py, f is strongly continuous; that is, Py,f — f as
ulsandv | s;
(¢c) for allp € X and f €S, the function Py, f is left continuous with respect to u
and right continuous with respect to v for all0 <u <ov <T.

Proof. Assertion (a), as well as (AD), is a corollary of the obvious equality

! (Puvf_f):ﬁ(Qvfuf_f)'i'—Puvf_Qvfuf)

1
—u vfu(

(20)

where the strong limits as u 1 s and v | s exist for f € Sy according to conditions (A)
and (D).

The strong continuity in assertion (b) follows from the existence of the strong limits
in (20).

Let f € Sp. Then (AD) implies the right continuity of uP,, f with respect to v, since

PPy vinf = (Puv) Powinf — (1Puv) f, h10.

In the general case, that is, in the case of f € &, the continuity follows from the fact
that S C ' is dense; the proof is the same as that of Lemma 2(b).

Now we prove that pP,, f is left continuous with respect to u. Since P,_p ., f — f as
h | 0, we obtain weak convergence in the same way as in Lemma 2; that is, we prove
that

ﬂpu—h,uf - :U'fa h l 03

for all p € N, f € ¥, and for f € T, since Iy is dense.

Finally, the boundedness condition (P) implies for all y € X and f € < that

MPufh,vf = ﬂPufh,u(Pu,vf) - N-Pu,vfa h | 0. |
Lemma 4. Let conditions (Q), (A), (P), (D), and (T) hold. Then the function
(21) (I)u = (I)u(/’&a f) = /J/Psthfuf; u < [Sat]a

is continuous for allp e N, f €3, and 0 < s <t <T.
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Proof. First we consider the case of f € . To check the left continuity, let v be fixed
and u T v. Then

q)v - (I)u = MPsttfvf - ﬂPsthfuf = ﬂPsu(Qtfv - Qtfu)f + N(Psv - Psu)Qtfvf
= MPSthfv(I - Qvfu)f + ,U/Psu(Pu'u - I)Qtfvf'

It follows from Lemma 1 that Q;_, f € 8. Thus we derive from Lemmas 2 and 3 and
conditions (Q), (T), and (P) that

[®y — @y < sup l1Psull (@I = Qu-u) | + [(Puw = DQu—u fI) =0, uwTo.

To check the right continuity, fix © and write
Py — Oy = pPoQt—of — PPsuQt—uf = 11Psy(Qt—v — Qt—u) f + 1(Psv — Psu)Qt—uf
= pPsyQr—v(I = Qu—u)f + pPsu(Puv — I)Q—u f
for v > u. Similarly, it follows from Q:_, f € S by applying Lemmas 2 and 3 that
(@0 = @ul < sup[lPul (@] = Quw) F| + | (P = DQ—ufl) = 0, v L.

Thus the function ®,,(u, f) is continuous for all f € Jp.
Now we consider the general case of f € &. According to condition (A) we pick up a
sequence {f,} such that f, € Sp and f,, — f. Then

(22) |Pu(pts ) — Pulpts fr)] Ssift)Hﬂpsu”‘l(t)Hf*an — 0, n — o9,

uniformly with respect to u € [s,t]. Since ®,(u, f) is continuous, @, (u, f) is also
continuous. O

Lemma 5. Let conditions (Q), (A), (P), (D), and (T) hold. Then the function ®,
defined in (21) is differentiable for all p € R, f € S, and 0 < s <t <T. Moreover

d

Py = pu = pPsy DuQt—u f
for all u € [s, t].

Proof. We prove that the right and left derivatives exist at every point and that they are
equal to .
Let v be fixed and v T v. Put h = v — u. Then

Qy — Oy = hiuPsy DyQi—o f + p1Psu(Puv — Qv — hDy)Qi—o f
= hiPsy Dy Qi f + 0(h)
= hgy + o(h), h |0,
since uPsyDyQi—of — p, by Lemma 3, Q:—, f € S by Lemma 1, and

[(Puv = Qu— = hDy)Qu—u f|| = o(h), ~ h 0,
by condition (D). Therefore
d-
%CI)U = Py.
Now let u be fixed and v | u. Put h = v — u. Then
Py — @y = pPsu(Puy — Qu—u)Qt—o f
= hpuPsu DyQi—uf + pPsu(Puv — Qu—u — hDy)Qr—u f
+ 1Psu(Puv — Qu—u)Qt—v(I — Qu—u + hA)
+ h(pPsuQt—uAf — pPsuQi—vAf).
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ALMOST HOMOGENEOUS SEMIGROUPS 125

Since Q;—_. f € I, we get
‘(I)v -, — h@u‘ < Slip |‘ﬂpsu|‘ : ”(Puv — Qu_u — hDu)Qt—ufH
u<t

+sup [1Psull (1 +q@O) (I = Qu—u + hA)f]]

+ h|MPsth7uAf - NPsttvaf‘

=o(h),  hlO,
in view of conditions (P), (D), (Q), and (A) and Lemma 4. Thus the derivative
d+
@‘bu = Pu
exists. O

Note that ¢, is a Borel function as a limit of continuous functions
(D, — D) /(v —u).
The boundedness of ¢, obviously follows from (Q), (T), and (P):

sup |@u| < sup |[|uPsulle(t)q(@)] f]-
s<u<t s<u<t

Proof of Theorem 1. Let f € Jy. According to Lemma 5

(24) i, f) — Dalpt ) = / ol f) du

for almost all s and t.

Since the left- and right-hand sides are continuous with respect to s and ¢, the latter
equality holds for all s and ¢.

Given an arbitrary f € S, consider f,, € So: f — f. According to (22),

q)t = q)t(,uv f) = nli»rréo (Pt(ua fn)
The convergence

sup ot f) = pulp, fn)| < sup |1 Psulle(®)q(t)]|f — full — 0, n — 0o,

s<u<
is uniform with respect to u. Thus equality (24) for f = f,, implies (24) for an arbitrary
function f € S. (]

Proof of Theorem 2. Note that it is sufficient to prove the theorem for a finite 7" only, so
that we assume below that T < co.
Put To = {(s,¢): 0 < s < ¢t < T}. Consider the Banach space of bounded linear
operators
L(%,Tg) = {Pst: T2 — L(%)}
equipped with the norm
[1P..|[| = sup([| Pt l, (s, ) € T3).

Consider a linear operator £: L($,To) — L(S,T3) acting for elements p € R and
f € S at a point (s,t) as follows:

(25) W(LP. ) f = / 1Py DyQr o f .

Since
sup(|u(£P..)sef[; (s,t) € T2) < |lpll - [P\ e(T)q(T) | I T
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in view of conditions (Q) and (T), relation (25) uniquely defines a bounded linear operator
on L(S, Ty). Iterating equality (25), we obtain for n > 1 that

(26) wW(L"P. ) f = / / 1Py H Dy Quyyy—up f duy ... duy,
<ur<---<u, <t

k=1
where ;1 =t by definition. Thus conditions (Q) and (T) imply

(L7 P s f| < lpll - (12 e™ (T )”(T)Hfllg,

since P.. is bounded, whence
(27) jienp. ) < EDLODy p gy

The right-hand side of (27) tends to zero as n — oo. Thus the operator £ is contractive
for some n.
Equality (PQ), rewritten in the form

pPo f = pQi—sf + N(£R-)stfa
has a unique solution in the space L(S, T3); this solution is the sum of the Neuman series
(28) pPaf = p(£"Q.)uf
n>0
where Qs+ = Q¢—s by definition. Substituting equality (26) into (28), we complete the
proof of (12). O

Proof of Theorem 3. Equalities for the projector II follow from the operator conver-
gence (13) and boundedness

II= tlggo Qs+t = Qs =T1Qs,

whence II = II? by passing to the limit as s — oo.
If an invariant probability measure 7 is unique, then we use the homogeneous equation

pIl = pllQs
and obtain that uIl = (pIll)m = (ul)x for an arbitrary nonnegative measure pu. Thus
the kernel II(x, A) = w(A) does not depend on z. Therefore

Qst = (Qsl)ﬂf = 7Tfa Puva = (Puv]-)’/Tf = 7Tf

in this case for arbitrary Markov transition functions Q4 and P,, and for all f € &
This together with condition (D) implies that

D Hf = hm (Puvr-[f - Qv—qu)
(29) uls,vls UV —
= lim (mf —mf)=0. 0

uls,vls UV — U
Lemma 6. Let the assumptions of Theorem 3 hold. If

(30) a(T) = sup / |1 Dy (Qi—r — I || du < 1,
0<t<T

then the operator perturbation
Ast:Pstht—sv OSSStSTa
is such that

o(T)
(31) S Al < o) = Lo
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Proof of Lemma 6. Tt follows from (PQ) and (29) that

t t
(32) pAs f = / UQu—s Dy (Qi—y — 1) f du Jr/ pA Dy (Qt—o — IT) f du

forall peXN, feF,and0<s<t<T.
Now condition (Q) and definition (30) imply that

(33) (A fl < [lplla@)a(T) +  sup ||pAsy o(T)
0<s<u<T

uniformly on the unit sphere {f € $: ||f|| < 1}. Taking the supremum of both sides
of (33) with respect to f and 0 < s < ¢ < T and then with respect to p: ||u|| < 1, we
obtain

(34) sup  [[Aqll < ¢(T)a(T)+  sup  [[Axlla(T)
0<s<t<T 0<s<t<T

in view of (1) and (4).
Inequality (34) and condition (30) imply that the left-hand side of (34) is finite and
satisfies inequality (31). Since

(35) (1) < (1) [ 1Qu =1l du = e(T)o(T) <1

under conditions (T), (14), and (15), we derive bound (16) from Lemma 6 and inequality
(31). O

Proof of Theorem 4. We use equality (28) and bound (27) obtained in the proof of The-
orem 2:

PP f — Qs f =Y i £7Q. )5t f

n>1

where Qs = Q¢_s by definition. Thus

1. Qi< Y lere. i< 3 ERID g
< g(T)(exp(e(T)q(T)T) — 1). 0
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